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AMENDMENT TO CLAIMS 

Claim 1 

Claim 1 . (Currently amended): A computer implemented method and graph for 
providing an integrated display of transaction price and volume of selootod 
instrum e nts trad e d in a market a market traded security using price volume bars 
comprising the steps of: 

a. gath e ring of receiving transaction trading data of selected instrum e nt s 
traded in a market said security comprising price, time, and volume size of 
individual transaction s trades, and 

b. having a set of p r e- s e l e ct e d consecutive time intervals and a set of pre- 
selected preselected price brackets, and 

c. computing a volume per price bracket total for each said pro - sel e cted price 
bracket for each said pr e s elected time interval, each said volume per price 
bracket total being the- an aggregate volum e of said sizes of transactions 
said trades executed at prices within the corresponding said price bracket 
and executed during the corresponding said time interval, and 

d. displaying the resulting data in a graph chart comprising a set of sequential 
price-volume bars, each said price-volume bar corresponding to one said 
pr e s e l e ct e d time interval, and 

e. each said price-volume bar having graphical means for proportionately 
representing said volume per price bracket tetal of each said price bracket, 

whereby traders considering said chart can compare transaction trading volumes 
between said pr e-se l e ct e d price brackets occurred during said pr e-s el e ct e d time 
intervals, and therefore gain an enhanced knowledge of transaction trading 
activity of said security . 

Claim 2. (Currently amended) The method and graph of claim 1 wherein said selected 
instrument traded in a market market traded security is aft a instrument security selected 
from the group consisting of se curitie s- , stocks, futures contracts, options contracts, bonds, 
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and commodities, currencies, currencies contracts, certificates of deposit- notes, option 
puts, option calls, annuities, funds, unit investment trusts, and T-bills. 

Claim 3. (Currently amended) The method and graph of claim 1 wherein up trending 
price-volume bars are shown different than down trending price-volume bars by means of 
different color. 

Claim 4. (Currently amended) The method a nd graph of claim 1 wherein said price- 
volume bars have means for showing the open and close prices for corresponding said 
time interval. 

Claim 5. (Currently amended) The method and graph of claim 1 wherein each said price- 
volume bar is segmented, each segment corresponding to one said price bracket and said 
segment horizontal dimension is proportional to said volume per price bracket total of 
corresponding said price bracket. 

Claim 6, (Currently amended) The method and graph of Glaim 5 wherein up trending 
price volume baro ore shown different than down trending price volume bars by means of 
different color. 

The method of claim 1 wherein t he horizonal d imension of sajd price-volume bar is 
proportional to said volume of corresponding said price bracket. 

Claim 7. (Currently amended) The method and graph of claim 5 wherein said segments 
corresponding to said price brackets within the range of prices between the open and 
close prices for the corresponding said time interval are colored differently than segments 
outside said range of prices between open and close prices. 

Claim 8. (Canceled) 
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Claim 9. (Currently amended) The method and graph of claim 1 wherein each said price- 
volume bar is segmented, each segment corresponding to one said price bracket and each 
said segment representing the volume per price bracket total of its corresponding said 
price bracket by proportionately varying said segment color. 

Claim 10. (Canceled) 

Claim 11. (Canceled) 

Claim 12. (Currently amended) The method and graph of claim 1 wherein each said 
price-volume bar is displayed as a segmented simulated 3-dimensional figure , e ach 
seg ment corr e sponding to on e price bracket and oaoh 3aid segment representing the 
volume per prioo bracket total of it s corr es ponding price brack e t by proportionately 
varying said segment dimensions . 

Claim 13. (Canceled) 

Claim 14. (Canceled) 

Claim 15. (Canceled) 

Claim 16. (Currently amended) The computer data processing system of claim 14 method 
of claim 1 implemented on a client-server computer syste m architecture whore said 
computing a volume per prioo bracket total for each said pr e- sel e cted pric e bracket for 
oaoh said pro selected time interval, storing suoh compiled volum e p e r price bracket data, 
and displaying said graph comprising said a sot of sequential prioo volume bars in a 
computer screen is accomplished using two or more interconnected computer systems. 
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Claim 17. (Currently amended) The comput e r data processing system method of claim 16 
where the client is an Internet browser. 

Claim 18. (Currently amended) A method and computer system for providing a compiled 
volume per pric e bracket transaction data of solcotod instruments traded in a mark e t using 
data processing techniques to provide information of tran s action volum e s oocu r ring -at 
different price brackets within pre - selected time intervals, comprised of: a) gath e ring of 
tran s action data of s e l e cted instruments traded in a market comprising price, tim e , and 
volum e of individual transactions, and b) having a set of pro selected time intervals and a 
3ct of pro selected price brackets, and o) computing a volum e p e r price bracket total for 
eaoh said pro selected price bracket for each said pro selected time interval, each said 
volume per prioe bracket total being the aggregate volume of all transactions e x e cut e d at 
price s within th e corr e sponding pric e bracket and e xecuted during th e corresponding time 
interval, and d) deliv e ring said volume per pric e bracket data to customers by means of 
data transfer through a computer network . 

A computer-implemented method for providing trading information of a market traded 
security comprising the steps of; 

a) receiving trading information comprising time, price, and size of each trade, and 

b) having a set of user selected consecu tive time intervals and a set of preselected 
price brackets, and 

c) computing an aggregate volume per each said price bracket per each said time 
interval said aggregate volume being a sum of said sizes of said trades with a said 
price within the corresponding said price bracket and with said time within the 
corresponding said time interval, and 

d) delivering the resulting data over a network, and 

e) using said resulting data as input to a trading analysis computer program. 
whereby traders using said comp uter programs gain an enhanced knowledge of trading 
activity of said market tr aded security. 
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Claim 19. (Canceled) 

Claim 20. (Currently amended) A graph for providing a display of transaction prioo and 
volume of selected instruments traded in a market comprising a set of sequential price 
volume bars, each said prioo volume bar corresponding to one pro selected time interval, 
and e ach prioo volume bar being s e gmented, each segment corresponding to on e pr e 
select e d price bracket, and oaoh said segment having graphical mean s for proportionat e ly 
repres e nt th e aggr e gate volume of transactions executed at prices within the 
corresponding price bracket and executed during the corresponding tim e interval, 
wher e by traders can compare transaction volum e s betwe e n said prc - solootod price 
brackets occurred during said pro scloctod tim e intervals, and ther e fore gain an enhanced 
knowl e dge of transaction activity. 

A system to chart tra ding activity of a market traded security comprising: 

a) a computer system with a network connection and a display screen, and 

b) said display screen showing a chart said chart having a plurality of price-volume 
bars, each said price-volume bar corresponding to a consecutive time interval and 

c) each said price-volume bar being segmented each segment corresponding to one 
preselected price bracket and 

d) each said segment having graphical means for representing an aggregate volume 

of trades executed at prices within the corresponding said price bracket and 

executed during the corresponding said time interval. 

whereby traders using said system can compare trading volumes occurring at 
substantially narrow price levels during each said time interval, and therefore gain an 
enhanced knowledge of trading activity of said security. 



-8- 

PACE 9/14 * RCVD AT 11/7/2006 12:05:27 PM CEastcm Standard Time] * SVR:USPTO-EFXRF-2/18 * DNI8:2738300* CSID: 21 47484241 * DURATION (mm-ss): 06-10 

i 

V. 



